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INVESTMENTS OUTSTANDING AS OF 11/30/04
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 11/30/04

POOL: LGIP-GOVERNMENT

INVENTORY

(SETTLEMENT BASIS)

(7)

POSITI

47347 TPBAO058 BANK OF AMERICA SE
47346 TPCGO052 CITIGROUP GLOBAL M

SEC-ID

DESCRIPTION

2 ITEMS IN SUBTOTAL FOR:

45191
46550
35158
35169
35324
35445
35446
35448
35482
35526
35615
35750
39112
43382
43787
43384
43390
43572
43574
43889
46555
47103
47305

912828AR
912828AX
912828BB
912828BB
912828BB
912828BC
912828BC
912828BC
912828BC
912828BC
912828BC
912828BC
912828BN
912828BN
912828BU
912828CD
912828CD
912828CD
912828CD
912828CF
912828CW
912828CY
912828DD

ccccccocaogccocccocaogococaococaoaaacaca

S
S
S
S
S
S
S
S
S
S
S
S
S
S
S
S
S
S
S
S
S
S

TREASURY NOTE

TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY
TREASURY

RATE MATURITY YIELD MOO

1.940
1.930

S&p

POSITION-SI

ZE

12/01/04
12/01/04

1.940
1.930

TRI-PARTY REPO-TSY COLLATERAL

NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE
NOTE

US TREASURY NOTE

23 ITEMS IN SUBTOTAL FOR:

U.sS.

.750
.625
.250
.250
.250
.125
.125
.125
.125
.125
.125
.125
.625
.625
.875
.500
.500
.500
.500
.250
.500
.500
.875

NMNNNMNNRRPRRRRRRRRRRRERRRRRP &

TREASURY NOTES &

.S. TREASURY

(TYPE

857,000,000
46,000,000

903,000,000

7)

.00
.00

.00

12/31/04
4/30/05
5/31/05
5/31/05
5/31/05
6/30/05
6/30/05
6/30/05
6/30/05
6/30/05
6/30/05
6/30/05

10/31/05

10/31/05

12/31/05
3/31/06
3/31/06
3/31/06
3/31/06
4/30/06
9/30/06

10/31/06

11/30/06

BONDS

(TYPE

20,000,000.
10,000,000.
20,000,000.
20,000,000.
25,000,000.
40,000,000.
25,000,000.
25,000,000.
40,000,000.
20,000,000.
20,000,000.
20,000,000.
10,000,000.
20,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.
10,000,000.

405,000,000.

12)

#

PRICE

100.00000 9 857,000,000.

$

100.00000 9

99.
99.
99.
99.
99.
99.
99.
99.
99.
99.
99.
99.
99.
99.
99.
98.
98.
98.
98.
99.
99.
99.
99.

96875
71500
45313
45313
45313
26563
26563
26563
26563
26563
26563
26563
10200
10200
12100
32400
32400
32400
32400
19500
15200
07813
72700

DNDNONNDNONNDNODNNNDNONNDNNDNDNNDNONDNDNDNDNDNDDNDN

CARRY-BASIS

46,000,000.

MARKET-VALUE

857,000,000.
46,000,000.

903,000,000.

19,999, 745.
9,983,140.
20,012,278.
20,006,535.
25,011,484.
39,958,507.
24,997,865.
24,993,243.
39,992,033.
19,978,321.
19,976, 711.
19,976,022.
9,973,546.
19,994, 544.
9,975,372.
9,947,737.
9,947,214.
9,922,0098.
9,926,338.
9,990,052.
9,972,796.
9,943,951.
9,975,814.

903,000,000.

19,993,750.
9,971,500.
19,890,625.
19,890,625.
24,863,281.
39,706,250.
24,816,406.
24,816,406.
39,706,250.
19,853,125.
19,853,125.
19,853,125.
9,910,200.
19,820,400.
9,912,100.
9,832,400.
9,832,400.
9,832,400.
9,832,400.
9,919,500.
9,915,200.
9,907,812.
9,972,700.

00
00
00
00
25
00
25
25
00
00
00
00

404,455,359.

401,901, 981.

-5,995.
-11,640.
-121,653.
-115,910.
-148,203.
-252,257.
-181,459.
-176,837.
-285,783.
-125,196.
-123,586.
-122,897.
-63,346.
-174,144.
-63,272.
-115,337.
-114,814.
-89,698.
-93,938.
-70,552.
-57,596.
-36,139.
-3,114.

-2,553,378.

* $S-ABOVE/BELOW
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INVESTMENTS OUTSTANDING AS OF 11/30/04
CARRY-BASIS IS BOOK-VALUE AMORTIZED THROUGH 11/30/04

INVENTORY

(SETTLEMENT BASIS)

POOL: LGIP-GOVERNMENT (7)
POSITI SEC-ID DESCRIPTION RATE MATURITY YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET-VALUE * $-ABOVE/BELOW
AGENCY NOTES (30/360) 2X ( 23)

35272 742651CL PRIVATE EXPORT FUN 5.250 5/15/05 1.506 Aaa AAA 25,000,000.00 101.21875 2 25,415,243.69 25,304,687.50 -110,556.19
1.506 25,000,000.00 25,415,243.69 25,304,687.50 -110,556.19

1 ITEM IN SUBTOTAL FOR: AGENCY NOTES (30/360) 2X (TYPE 23)
1.813 1333000000.00 1332870603.61 1330206668.75 -2,663,934.86

26 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND 7)



